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SIXTEENTH CONFERENCE ON STOCHASTIC PROCESSES 
AND THEIR APPLICATIONS 
Stanford, California, 16-21 August 1987 
INTRODUCTION 
The Sixteenth Conference on Stochastic Processes and their Applications was 
held at Stanford University, California, USA, over the period 16-21 August 1987. 
The Conference was arranged under the auspices of the Committee for Conferences 
on Stochastic Processes of the ISI’s Bernoulli Society for Mathematical Statistics 
and Probability and was held with the sponsorship and support of the following 
organizations: Air Force Office of Scientific Research, Army Research Office, 
National Science Foundation and the Stanford University Graduate School of 
Business, Departments of Operations Research and of Mathematics and the Informa- 
tion Systems Laboratory. 
The Conference was attended by some 200 participants including some 80 from 
outside the USA and Canada. The scientific program consisted of 19 invited and 
104 contributed papers. The following are the abstracts of the papers presented. 
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